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$-\text{ }.\ovalbox{\tt\small REJECT}_{)}\text{ }d_{C}(X)$
$d_{C}(X) \equiv\lim_{arrow \mathcal{E}0}\frac{\log N(\epsilon)}{\log(1/\epsilon)}$ (2.1)





$P= \{p\iota’ P2.’\cdots,p_{n}\}(\sum Pip_{i}=1,\geq 0)$ (X, $P$) (X, $P$)
$P$ (X, $P$), $(\mathrm{Y},Q)$
$X\cross \mathrm{Y}$ (i $.\mathrm{e}.$ , ) $\Phi$ $\Phi=\{r(i,j);1\leq i, j\leq n\}$
(X, $P$) $(\mathrm{Y}, Q)$ $P$
$Q$ $(p(j^{1}i))$ (i.e.,
$\Phi=\{r(i,j)\}=\{p(j^{1}i)p_{i}\})$ $(p(j1i))$ $P$ Q $\Lambda^{*}$









$C$ $P$ $\Lambda^{\mathrm{v}}$‘ $C(P;\Lambda^{*})$
$C(P;\Lambda^{\cross}.\cdot)\equiv\{\Gamma^{*}\in C;\Gamma^{\mathrm{A}}P=\Lambda^{*}’ P\}$












$\epsilon$ - $S(P;\epsilon)$ $P$ $\epsilon$
Q (i.e., $||P-Q||\leq \mathcal{E}$ )
[16]
[ 2-1]
(1) $\epsilon$ ; $d_{C}(P; \mathcal{E})\equiv\frac{S(P,\mathcal{E})}{1}$
$\log\frac{1}{\epsilon}$
(2) $\epsilon$ ; $d_{J}(P; \epsilon)\equiv\frac{S(P,\mathcal{E})}{S(P)}$
, $S(P)$ $P$ (i.e. $S(P)=- \sum_{1i=}^{n}pi\log P_{i}$ )





$( \sum_{j\neq k}\mathcal{E}_{j}=\mathcal{E}, 0\leq\epsilon_{j}\leq\epsilon/2)$
$<$ $2.2>[21,22]$ $\Lambda^{*}$ (22)
$\epsilon \text{ }\epsilon\leq\min\{pi\}$














[261 Mandelbrot Levy law
E. J. Fama [27]
R. B. Olsen [28] ,
(high peak) (fat tail)
3-1
E. E. Peters 500 ( (
) ) (1928 1 \sim 1989 12 )
$13\rceil_{\circ}$
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(1) 225 $\mathrm{N}\mathrm{E}\mathrm{C}_{\text{ }}\mathrm{T}\mathrm{O}\mathrm{Y}\mathrm{O}\mathrm{T}\mathrm{A}\text{ }$ SONY 83 1 95 12
(2) 1 40 87 4 97 11
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